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South Carolina Electric & Gas Company
Risk Management Program Adjustments
For July 2010

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

Docket 2006-144-G
Order 2006-331

Docket 2006-5-G Inception To
Order 2006-679 Current Month Date

579.00 23,039.32 203.41 23,821.73

- 134,531.58 342.83 134,874.41

- 103,500.00 103,500.00

- 89,826.06 1,446.00 91,272.06

- 307,772.78 307,772.78

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

579.00 658,669.74 1,992.24 661,240.98

2,337,480.00 45,640,002.40 116,013.00 48,093,495.40

Total 2,338,059.00 46,298,672.14 118,005.24 48,754,736.38

Interest Rate 0.2966%
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Trade Date PUT/CALL LOTS Month Strike Price

JBE&G_%ST MONTH

Database: Zainet_Merant_Prod

5CE&G July 2010 Results

Trade Price Market Price Total Cost

10AUG10 16:36

a/o 30JULI0

Current Value Mark to Market

30JUN09 CALL 1.00 01JD_!0 7.00 0.590 0.900

D7JUL09 C_JLL 1.00 OIJULIO 6.70 0.560 0.000

14JUL09 CALL 1.00 01J--O-bl0 6.80 0.530 0.000

2$uq/L09 CALL !.00 01JULI0 6.85 0.560 0.000

IIAUG09 CALL 1.00 01JUL!9 6.95 9.580 0.000

25AUG09 CALL 1.00 01JULI0 6.80 0.560 0.000

08SEP09 _ALL 1.00 O!JUL!0 6.40 0.520 0.000

225EP09 _LL 1.00 Ol JULIO 6.65 0.570 0.009

06OCT09 CALL ! .00 Ol _tTLl0 6 .90 0 . 600 0 .000

20OCT09 CALL 1.00 01uq_10 6.90 0.620 O.000

03NOV09 C3_L 1.00 01JU_I0 6.15 0.540 0.000

17NOV09 CALL !.00 01JULI0 5.90 0.540 0.000

O!DEC09 CALL 1.00 DIJUL10 5.80 0.510 0.000

15DEC09 CALL 1.00 01JUL!0 6.40 0.570 0.000

229EC09 CALL 1.00 01JULI0 6.37 0.58G 0.000

29DEC09 CALL 1.00 O!_ULIO 6.50 0.565 0.000

!2JANIO CALL 1.00 01_OLI0 5.95 0.560 0.000

26JANi0 CALL 1.00 01JtrLl0 5.75 0.570 0.000

09FEB!0 CALL !.00 01JULI0 5.50 0.550 0.000

23FE_BIO CALL !.00 01JULIO 5.05 0.500 0.000

09MARl0 CALL 1.00 01JULI0 4.80 0.380 0.000

23MARIO CALL 1.60 01JULI0 4.35 0.380 0.367

062_PRI0 CALL 1.00 0!JUL!0 4.45 9.400 0.267

20APR10 CALL 1.00 01JUL!0 4.15 0.338 0.567

04MAYIO CALL 1.00 OIJULIO 4.10 0.290 0.000

!BMAYI0 CALL 1.00 OIJULI0 4.50 0.280 0.000

01JUN!0 CALL 1.00 OIJULI0 4.35 0.210 0.900

15JUN!0 CALL !.O0 OIJULIO 5.10 0.245 0.000

22JUNI0 CALL- !.00 OIJULI0 4.80 0.105 0.000

25JUNI0 1.00 01JULI0 0.00 4.100 4.717

25JUNIO 1.00 01JULI0 0.00 4.350 4.717

25JUNI0 1.00 01JULI0 0.00 4.500 4.717

25JUNI0 1.00 01JUL!D 0.00 4.800 4.717

25JUNI0 1.00 01JUL!0 0.00 4.800 4.717

28JUNI0 -i.00 D!JULi0 0.00 4.737 4.717

28JUNI0 -i.00 01JUL!O 0.00 4.720 4.717

28_6NI0 -I.00 01JULI0 0.00 4.714 4.717

28JUN!9 -I.00 OIJULI0 0.00 4.706 4.717

28JUN10 -!.00 01JULI0 0.00 4.701 4.717

29.60 *01JULI0

29.60

(5,900.00) 0.00 (5,900.00)

(5,600.00) 0-00 (5,600.00)

(5,500.00) 0.00 (5,500.00)

(5,600.00) 0.00 (5,600.00)

(5,800.00) 0.00 (5,800.00)

(5,600.00) 0.00 (5,600.00)

(5,200.00) 0.00 [5,200.00)

(5,700.00) 0.00 (5,700.00)

(6,000.00) 0.00 (6,000.00)

(6,200.00) 0.00 (6,200.00)

(5,400.00) 0.00 (5,400.00)

(5,400.00) 0.00 (5,400.00)

(5,!00.00} 0.00 (5,100.00)

(5,700.00) 0.00 (5,700.00)

(5,800.00) 0.00 (5,800.00)

(5,650.00) 0.00 (5,650.00)

(5,600.00] 0.00 (5,600.00)

(5,700.00) 0.00 (5,700.00)

(5,500.00) 0.00 (5,500.00)

(5,000.00) 0.0o (5,000.00)

(3,800.00} 0.00 (3,800.00)

(6,080.00) 5,872.00 (208.00)

(4,000.00) 2,670.00 (1,330.00)

(3,375.00) 5,670.00 2,295.00

(2,900.00) 0.00 (2,900.00)

(2,800.003 0.0o (2,800.00)

(2,100.00) O.DO (2,100.00)

(2,450.00) 0.00 (2,450.90)

{I,050.00) 0.oo (I,050.00)

(41,000.00) 47,170.00 6,170.00

(43,500.00) 47,170.00 3,670.00

(45,000.00) 47,170.00 2,170.00

(48,000.00) 47,170.00 (830.00)

(48,000.00) 47,170.00 (830.00}

47,370.00 (47,170.00) 200.00

47,200.00 (47,170.00) 30.00

47,149.00 (47,170.00) (30.00)

47,060.00 [47,170.00) (!10.00)

47,010.00 (47,170.90) (160.00)

(130,225.00) 14,212.00 (i16,0!3.00)

.........................................................

(130,225.00) 14,2!2.00 (116,8!3.00)
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TradeDate 9UT/C__LLLOTSMonth
04AUCO9C_L 1.000!AUG10
!!AUG09 CALL !.00 01AUCI0

i8AUG09 CALL 1.00 01AUG10

015EP09 CALL !.00 01AUG10

15SEP09 CALL !.00 OIAUGI0

295EP09 C_L 1.00 01AUG!O

13CCT09 CALL 1.00 01AUGIO

27OCT09 CALL 1.00 0!AUGI0

!0NOV89 C_L 1.00 0!AUG10

24NOV09 C_IL 1.00 8iAUGI0

08DEC09 CALL 1.80 O!AUGI0

220EC09 CALL 1.00 01AUG10

05JAN10 CALL 1.00 01AUG10

19JAN10 CALL !.00 OIAUGIO

02FEB10 CALL i.00 01AUG10

09FEB10 CALL 1.00 01AUG10

16FEB10 CALL 1.00 01AUG!0

02M__R!O _LL 1.00 01AUG!0

16MARIO C_/_L 1.00 0LAUGi0

23M___!0 CALL 1.50 0!AUG10

30M/_qlD CALL 1.00 0]AUG10

13APRI0 CALL 1.00 OIAUGI0

27APRI0 CALL 1.00 0iAUGI0

!LMAYI0 CALL 1.00 01AUG10

25MAYlO CALL 1.00 01AUG10

08JUNI0 CALL 1.00 01AUG10

22JIlNIO CALL 3.00 01AUGIO

06JULIO C-ALL !.00 OIAUGI0

20J_LI0 CALL !.00 01AUG!0

27JULI0 1.00 0LAUG!0

27JULI0 1.00 01AUGIO

27JULI0 1.00 01AUGI0

27JUL!0 1.00 OIAUGIO

27JU_i0 1.00 01AUG10

27JULI0 C_/_L 1.00 03AUG10

28JULI0 -1.00 01AUG10

28JULI0 -2.00 0LAUGI0

28Jq3L10 -l.0O 01AUG10

28JULIO -i.00 01AUGI0

30.50 *0!AUG10

01SEP09 CALL 1.00 015EPI0

15SEP09 CALL 1.00 01SEPIO

29SEP09 CALL !.00 015EPI0

13OCT09 CALL 1.80 OISEPI0

27OCT09 CALL 1.00 OISEPI0

10NOV09 CALL !.00 01SEPI0

24NOV09 CALL 1.00 015EP10

08DEC09 CALL 1.00 81SEPI0

22DEC09 CALL !.00 015EPI0

290EC09 CALL 1.00 01SEPI0

05JA-NI0 CALL 1.00 OILEPIO

19J_NI0 CALL !.00 01SEPI0

02FEBI0 CALL i.00 015EPI0

!6FEBIO CALL !.00 OISEPI0

02MARl0 CALL 1.00 01SEP!0

16MARl0 CALL i.00 01SEPIO

23M-_KI0 CALL !.i0 01SEP!8

30MAR!0 C_LL i.00 01SEP30

13APKI0 CALL 1.00 01SEPI0

27APKI0 CALL 1.00 01SEPI0

I]M3%YIO CALL 1.00 01$EP!0

18MAYI0 CALL !.00 01SEPI8

25MAY10 CALL 1.00 01SEP!0

08JUN!0 CALL !.00 OISEPI0

22JUNI0 CALL !.00 01SEP!O

06JULI0 CALL 1.00 01SEPI0

20JULI0 C_ALL i.O0 0!SEP!0

Strike Price

7.5500

7.2500

7.1500

6.7500

7.!000

7.1500

6.9500

6.6500

6.1000

6.0000

6.5500

6.6800

6.6000

6.1500

5.9500

5.7500

5.8500

5.1000

4.6500

4.4500

4.1500

4.4500

4.4800

4.5000

4.1500

4.9000

4.8000

4.8500

4.5500

O.O000

0.0000

0.0000

0.0000

0.0000

4.6500

0.0000

0.0000

0.0000

0.0000

JBE&GOPSNFOLiTIONS

Database: Zainet_Merant_Prod

SCE&G Outstanding Positions

Trade Price Market Price

0.6000

0.5900

0.5700

0.5500

0.5600

0.6000

0.5900

0.5800

0.5100

0.5150

0.5300

0.58OO

0.5700

0.5800

0.5700

0.5500

0.5600

0.5000

0.4400

0.4400

0.3950

0.4400

0.4500

0.3700

0.3100

0.3800

0.3250

0.2550

0.1400

4.6500

4.5500

4.4500

4.1500

4.1500

0.0950

4.7500

4.7740

4.7800

4.7780

0.0000

0.OO00

0.0000

0.0000

O_OOOO

0.0000

0.0000

0.O000

0.0000

O.0000

0.0000

0.0000

0.000O

0.0000

0,0000

0.0009

0.0000

0.0000

O.OOO0

0.3240

0.0000

0.0000

0.2940

0.2740

0.0000

0.O000

0.0000

0.0000

O.O00O

4.7740

4.7740

4.7740

4.7740

4.7740

0.1240

4.7740

4.7740

4.7740

4.7740

7.1500 0.5500 0.0010

7.4500 0.5800 0.0010

7.3800 0.6200 0.0005

7.2000 0.6000 0.0010

6.9500 0.5900 0.0020

6.3500 0.5300 0.0080

6.3000 0.5250 0.0090

6.8500 0.5400 0.0020

6.9800 0.5900 0.0014

7.0000 0.5950 0.0010

6.8000 0.5950 0.0020

6.4000 0.5800 0.0070

6.2500 0.5600 0.0110

6.1000 0.5700 0.0160

5.4000 0.5000 0.0882

4.8500 0.4600 0.2780

4.7500 0.4400 0.3335

4.4500 0.4200 0.5390

4.7500 0.4400 0.3340

4.7800 0.4500 0.3048

4.6500 0.4400 0.3959

4.6500 0.4700 0.3960

4.2000 0.4200 0.7490

5.0000 0.4850 0.2080

4.9000 0.4400 0.2520

4.7000 0_4900 0.3639

4.5500 0.3100 0.4650

10AUG!0 16:36

a/o 30JULI0

Total Cost Current Value Mark to Market

----==== ........ _ .............. -_=_==

(6,000.00) 0.00 (6,000.00)

(5,900.00} 0.00 (5,900.00)

(5,700.00) 0.00 (5,700.00)

(5,500.00) O.OO (5,500.09)

(5,600.00) o.oo (5,600.00)

(6,000.00) 0.00 (6,000.00)

(5,900.00) 0.00 (5,908.00)

(5,800.00) 0.00 (5,800.00)

(5,100.00) 0.00 {5,!00.00)

(5,!50.00) 0.oo (5,150.00)

{5,300.00) 0.00 (5,300.00)

[5,800.00) 0.00 {5,800.00)

{5,700.00) 0.00 (5,700.00)

(5,800.00) 0.00 (5,800.00)

(5,700.O0) 0.00 (5,700.00)

(5,500L00) 0.90 (5,500.00)

{5,600.00) 0.0o (5,600.00)

(5,000.00) O.O0 (5,000.00)

(4,400.00) 0.00 (4,400.00)

(6,600.00) 4,860.00 (!,740.00)

(3,950.00) 0.00 (3,950.00}

(4,400.00) 0.00 (4,400.00)

(4,500.00) 2,940.00 [3,560.00)

(3,700.00) 2,740.00 (960.00)

(3,100.00) 0.00 (3, i00.00)

(3,900.00) 0.00 (3,800.00)

(3,250.00) 0.00 (3,250.00)

(2,550.00) 0.00 (2,550.00)

{1,400.00) 0.00 (1,400.00)

(46,500.00) 47,740.00 1,240.00

(45,500.00) 47,740.80 2,240.00

(44,500.00) 47,740.08 3,240.00

(41,500.001 47,740.00 6,240.08

(41,500.00) 47,740.00 6,240.00

(950.00) 1,249.00 290.00

47,500.00 (47,740.00) (240.00)

95,480.00 (95,480.80) O.O0

47,800.00 (47,740.00} 60.00

47,780.00 (47,740.00) 40.00

(124,590.00) 11,780.00 (112,9!0.00)

(5,500.00) i0.00 (5,490.00}

(5,800.00) i0.00 (5,790.00)

(6,200.00) 5.00 (6,195.00)

[6,000.00) i0.00 (5,990.00)

(5,800.00) 20.00 (5,780.00)

(5,300.00) 80.00 (5,220.00)

{5,250.00) 90.00 (5,160.00)

(5,400.00) 20.00 [5,380.90)

(5,900.00) 14.00 {5,886.00)

{5,950.00) 10.00 (5,940.00)

(5,950.00) 20.00 (5,930.00)

{5,800.00) 70.00 {5,730.00)

(5,600.00) ii0.00 (5,490.00)

(5,700.00) 160.00 (5,540.00)

(5,000.00) 882.00 (4,1!8.00)

(4,600.00} 2,780.00 (1,820.00)

(4,840.00} 3,668.50 [!,!71.50}

(4,200.00) 5,390.00 1,!90.00

(4,400.00) 3,340.00 [I,060.00)

(4,500.00} 3,048.00 (I,452.00)

(4,400.00) 3,859.00 (441.00)

(4,700.00) 3,960.00 (740.00)

{4,200.00) 7,490.00 3,290.00

(4,850.00) 2,080.00 [2,770.00)

(4,400.00) 2,520.00 (1,880.00)

{4,900.00) 3,639.00 (],261.00)

(3,1OO.00) 4,650.00 1,550.00
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TradeDate PUT/CALLLOTSMonth

27.10_OISEPIO
295EP09CALL !.0001OCT!0
13OCT09C_L 1.00 01OCT!D

20OCT09 CALL 1.00 0!OCTIO

270CT09 CALL 1.00 01OCTI0

10NOV09 CALL 1.00 OIOCTIO

24NOV09 CALL 1.00 01OCT10

08DEC09 CALL 1.0O 01OCT10

220EC09 CALL 1.00 OICCTIO

05JAN10 CALL 1.00 01OCT10

19JANI0 CALL 1.00 0!OCT!0

02FEB10 C_/_L !.00 01OCT!0

09FEB!0 CALL 1.00 OIOCT!0

!6FEB!0 CALL 1.00 0iOCTI0

O_MAR!O CALL 1.00 01OCT!O

I_MARI0 CALL 1.00 01OCT10

23McAR!0 CALL 1.90 010CTI0

30MA_R!O CALL 1.00 01OCT10

13APKI0 CALL 1.00 01OCT10

27A2110 CALL 1.00 OIOCTI0

IIMIYIO CALL 1.00 01OCT10

25M_YI0 CALL 1.00 01OCT10

08JUNI0 CALL 1.00 01OCT!0

15JUNI0 _a_L 3.00 01OCT!0

22JUNI0 CALL !.00 0!CCTIO

06JULI0 C_L 1.00 01OCT10

20JULIO CALL 1.00 0!OCT!0

26.90 *0!OCT10

03NOV09 _J_L 1.00 01NOVI0

!7NOV09 CALL h00 01NOVID

24NOV09 CALL 1.00 01NOVIO

01DEC09 CALL 1.00 0iNOVIO

08DEC09 CALL 1.00 01NOVI0

15DEC09 CALL 1.00 01NOVI0

29DEC09 CALL 1.00 01NOV10

05JAN10 CALL 1.00 OINOVI0

12JAN10 CALL 1.00 OINOVI0

25J_i0 CALL 1.00 01NOVIO

02FEBIO CALL 1.00 01NOV10

09FEB10 CALL 1.00 01NOVI0

23FEBI0 CALL 1.00 0!NOV10

02M_I0 CALL 1.00 01NOVI0

09M_ARI0 _ALL 1.00 01NOV10

23M3_I0 CALL !.00 01NOVI0

30MARIO CALL 1.00 01NOV10

06APRI0 CALL 1.00 01NOV10

20APRI0 CALL 1.00 01NOV10

27APRI0 CALL 1.00 0!NOVI0

04MAYIO CALL . 1.00 01NOVI0

18MAy10 CALL 3.00 OINOV!O

0]JUNI0 CALL 1.00 01NOV10

25MAYI0 C_L !.00 01NOVI0

15JUNI0 CALL !.00 0!NOVIO

22JUNI0 CALL !.00 0LNOVIO

29JUNI0 C_/_L 1.00 01NOV10

13JULI0 CALL !.00 01NOV10

20JULI0 CALL !.00 0!NOV10

27JULI0 _LL 1.00 OINOVIO

30.00 "0!NOVI0

0!DEC09 CALL 1.00 OIDECIO

08DEC09 C_3_L !.00 01DEC10

!5DEC09 CALL 1.00 0!DEC10

220EC09 CALL 2.00 01DEC10

J_E&C_OPF/_POSITiONS

Database: ZainetMerant_Prod

SCE&G Outstanding Positions

Strike Price Trade Price Market Price Total Cost Curren[ Value

7.9400 0.6200 0.0099

7.6000 0.6250 0.0150

7.8500 0.6600 0.0110

7.4000 0.6100 0.0190

6.8000 0.5400 0.0400

6.7500 0.5400 0.0430

7.5500 0.5500 O.0150

7.5700 0.5900 0.0154

7.2500 0.5850 0.0220

6.7500 0.5900 0.0430

6.7000 0.5700 0.0460

6.3500 0.5800 0.0730

6.4500 0.5700 0.0640

5.7500 0.5100 0.1561

5.2000 0.4600 0.3030

5.1500 0.4500 0.3208

4.8000 0.4350 0.4740

5.0000 0.4500 0.3800

5.1500 0.4700 0.3208

5.0500 0.4500 0.3592

4.6000 0.4150 0.5850

5.3500 0,5000 0.2540

5.7000 0_5300 0.1561

5.2000 0.4800 0.3030

5.1000 0.4900 0.3396

4.6000 0.4600 0.5850

7.4000 0.6150 0.0410

7.2000 0.6000 0.0500

7.1000 0.5800 0.0560

7.1500 0.5900 0.0530

7.8000 0.6000 0.0280

7.8000 0.6250 0.0280

7.6500 0.6500 0.0320

7.5000 0.6250 0.0370

7.1500 0.6100 0.0530

6.9500 0.6100 0.0652

6.9500 0.6000 0.0650

6.6500 0.6000 0.0890

6.!000 8.5500 0.1590

6.0500 0.5400 0.1674

5.6500 0.5150 0.2550

5.4300 0.4900 0.3132

5.1500 0.4700 0.4220

5.5500 0.5100 0.2828

5.2000 0.4700 0.4022

5.4500 0.5000 0.3132

5.1000 0.4800 0.4430

5.3500 0.5100 0.3470

5.i500 0.4900 0.4220

4.9500 0.4450 0.5140

5.8500 0.5500 0.2070

5.4000 0.5100 0.3300

5.2000 0.5000 0.4022

4.8800 0.4800 0.5391

4.8500 0.4800 0.5660

4.9200 0.4900 0.5391

7.5000 0.6400 0.0600

8.1000 0.6400 0.0360

8.0500 0.6550 0.0370

7.9500 0.6500 0.0403

10AUGI0 16:36

a/o 30_ULI0

Mark to Market

(138,240.00) 48,035.50 (90,204.50J

(6,200.00) 99.00 {6,101.00)

(6,250.00) 150.00 (6,100.00)

(6,600.00) ii0.00 {6,490.00)

(6,100.00) 180.00 (5,920.00)

(5,400.00) 400.00 (5,000.00)

(5,400.00) 430.00 (4,970.00}

(5,500.00) 150.00 (5,350.00)

(5,900.00) 154.00 (5,746.00)

(5,850.00) 220.00 (5,630.00)

(5,900.00) 430.00 [5,470.00)

[5,700.00) 460.00 (5,240.00)

[5,800.00) 730.00 (5,070.00)

(5,700.00) 640.00 (5,060.00)

(5,100.00) !,561.00 (3,539.00)

(4,600,00) 3,030.00 {1,570.00)

[8,550.00) 6,095.20 (2,454.80)

(4,350.00) 4,740.00 390.00

(4,500.00) 3,800.00 (700.00)

(4,700.00) 3,208.00 (1,492.00)

(4,500.00) 3,592.00 (908.00)

(4,150.00) 5,850.00 1,700.00

(5,000.00) 2,540.00 (2,460.00)

(5,300.00) 1,661.00 (3,639.00)

(4,800.00) 3,030.00 (i,770.00)

(4,900.00) 3,396.00 (I,504.00)

[4,600.00) 5,850.00 1,250.00

(141,350.00) 52,506.20 [88,843.80}

(6,150.00) 410.00 (5,740.00)

(6,000.00) 500.00 (5,500.00)

(5,800.00) 560.00 (5,240.00)

(5,900.00} 530.00 (5,370.00)

(6,000.00) 280.00 [5,720.00)

[6,250.00) 280.00 (5,970.00)

(5,500.00) 320.00 (6,180.00)

{6,250.00) 370.00 (5,880.00)

(6,100.00) 530.00 (5,570.00)

(5,100.00) 652.00 (5,448.00)

(6,000.00) 650.00 (5,350.00)

(6,000.00) 890.00 [5,110.00)

{5,500.00] 1,590.00 (3,910.00)

(5,400.00) !,674.00 {3,726.00)

(5,150.00} 2,550.00 (2,600.00)

(4,900.00] 3,132.00 (i,768.00)

(4,700.00) 4,220.00. (480.00)

(5,1OO.00) 2,828.00 (2,272.00)

(4,700.00) 4,022.00 (678.00)

(5,000.00) 3,132.00 (1,668.00)

(4,800.00) 4,430.00 (370.00)

(5,100.00) 3,470.00 (1,630.00)

(4,800.00) 4,220.00 [580.00)

{4,450.00) 5,140.00 690.00

(5,500.00] 2,070.00 (3,430.00)

[5,100.00) 3,300.00 (1,800.00)

(5,000.00] 4,022.00 (978.00)

(4,800.00) 5,391.00 591.00

(4,800.00) 5,660.00 860.00

(4,900.00) 5,391.00 491.00

[162,750.00} 72,214.00 [90,536.00)

(5,400.00) 600.00 (5,800.00)

(6,400.00) 360.00 [6,040.00}

(6,550.00) 370.00 [6,180.00)

{13,200.00) 806.00 (12,394.00)



Page: 3
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TradeDate PUT/C_LLLOTS
=== .... =

29DEC09 CALL

05JANI 0 CALL

12JAN10 CALL

19JANI0 CALL

26JA*W! 0 CALL

02FEB!0 CALL

09_BI0 C_-LL

!6FEB 10 CALL

23FEB10 CALL

02L_L_R 10 CALL

09M_R! 0 C@_L

1 _4_/_i 0 CALL

23MARi 0 CALL

30 *_LA-_I O _

06APRI 0 CALL

13APRIO CALL

20APRIO CALL

27APR ! 0 CALL

04MAY 10 CALL

! IMAyI 0 CALL

i 8MAY i 0 CALL

01JUNI0 CALL

25MAY1 o CALL

08JUN!0 CALL

ISJUNI 0 CALL

22JUNI 0 C_LL

29JUN! 0 CALL

06JULI0 CALL

13JULI0 CALL

20JULI0 CALL

27JULI0 CALL

Month

JBE&C_PENPOSITICN8

Database: Zainet Merant Prod

SCE&G Outstanding Positions

Strike Price Trade Price Market Price Total Cost

====_====== .... =

1.00 O!DECi0 7.8500 0.6800 0.0440

1.00 O!DECI0 7.7000 0.6500 0.0510

1.00 OTDECI0 7.5000 0.6500 0.0600

2.00 OIDECI0 7.4500 0.6600 0.0630

!.00 OIDECI0 7.2000 0.6500 0.0787

1.00 01DECI0 7.1500 0.6500 0.0830

1.00 0!DECi0 6.8500 0.6400 0.II00

2.00 01DEC10 7.0000 0.6300 0.0950

1.00 01DECIO 6.3500 0.5900 0.1760

1.00 01DEC10 6.3000 0.5800 0.1833

1.00 01DEC10 5.9500 0.5500 0.2570

2.00 0!DEC10 5.8000 0.5300 0.2960

!.00 O!DECi0 5.8000 0.5300 0.2947

1.00 0!DECI0 5.3500 0.5!00 0.4470

1.00 OIDECI0 5.9000 0.5500 0.2682

2.00 01DEC10 5.7000 0.5300 0.3250

1.00 01DECIO 5.5000 0.5200 0.3894

1.00 01DEC10 5.7500 0.5400 0.3088

I_00 0!DEC10 5.4500 0.5200 0.4090

2.00 0!DEC10 5.8000 0.5400 0.2947

1.00 01DEC10 5.6000 0.5500 0.3560

1.00 O!DECI0 5.4000 0.5250 0.4280

2.00 01DEC10 5.2500 0.4900 0.4890

2.00 OIDECIO 5.7500 0.5550 0.3100

1.00 01DECI0 6.0500 0.6700 0.2440

1.00 0!DEC!0 5.6500 0.5350 0.3400

!.00 01DECID 5.4500 0.5400 0.4076

2.00 0!DECI0 5.6000 0.5400 0.3551

1.00 O!DECI0 5.2300 0.5100 0.4892

1.00 01DEC10 5.1500 0.5000 0.5370

1.00 01DECI0 5.1500 0.5100 0.5369

!OAUGI0 16:36

a/o 30_JLI0

Current Value Mark to Market

(6,800.00) 440.00 (6,360.00)

(6,500.00) 510.00 (5,990.00)

(6,500.00) 600.00 (5,900.00)

(13,200.00) 1,260.00 (11,940.00)

(6,500.00) 787.00 (5,713.00)

(6,500.00) 830.00 (5,670.00)

(6,400.00) i, I00.00 (5,300.00)

(12,600.00) 1,900.00 (i0,700_00]

(5,900.00) 1,760.00 (4,140.00)

(5,800.00) !,833.00 (3,967.00)

(5,500.00) 2,370.00 (2,930.00)

(10,600.00) 5,920.00 (4,680.00)

(5,300.00) 2,947.00 (2,353.00)

(5,100.00) 4,470.00 {630.00)

(5,500.00] 2,682.00 {2,8!8.00]

(10,600.00) 6,500.00 (4,100.00)

(5,200.00) 3,894.00 (1,306.00)

(5,400.00) 3,088.00 (2,312.00)

(5,200.00} 4,090.00 (1,110.00)

(10,800.00} 5,894.00 (4,906.00)

(5,500.00) 3,560.00 (!,940.00)

(5,250.00) 4,280.00 (970.00)

(9,800.00) 9,780.00 (20.00)

(II, i00.00) 6,200.00 (4,900.00)

(5,700.00) 2,440.00 (3,260.00)

(5,350.00) 3,400.00 (1,950.00)

(5,400.00) 4,076.00 (1,324.00)

[i0,800.00) 7,102.00 (3,698.00)

(5,!00.00_ 4,892.00 (208.00)

(5,800.00) 5,370.00 370.00

(5,100.00) 5,369.00 269.00

29DEC09 C_LL

05jANI0 CALL

12JANI0 CALL

18JAN10 CALL

26JAN10 _ALL

02FEB!0 CALL

09FEB10 CALL

!6FEB10 C_L

23_WEB10 CALL

02MARl 0 CALL

09MARl0 CALL

!6MARl0 CALL

30MARl0 CALL

O6APKI0 CALL

13APRI0 CALL

20APRI0 CALL

27APR!0 CALL

04M__Y!0 CALL

1!MAYI 0 CALL

18MAY10 C_L

O!JUNIO CALL

25MAY I 0 CALL

08_TNI0 _ALL

15JUNI0 CALL

29JUNIO CALL

06JULIO CALL

13JULI0 CALL

20JULI0 CALL

27JO_!0 CALL

02FEB10 C_L

09FEBIO C_IL

16-VEBI0 C_L

44.00 _01DECID

1.00 OIJ_il 8.1500 0.6950 0.0600

i.00 01JANII 8.1000 0.6800 0.0620

1.00 01JAN11 7.8000 0.6700 0.0770

1.00 01JANII 7.8000 0.6700 0.0770

1.00 01jAN11 7.5000 0.6800 0.0976

1.00 01JAN11 7.4500 0.6600 0.1020

1.00 01JAN1! 7.1500 0.6600 0.1300

1.00 01JAN1! 7.2500 0.6600 0.1200

1.00 01JAN)! 6.6500 0.6100 0.1970

!.00 0!J_Nil 6.6500 0.6000 0.1967

1.00 0!J_qil 6.2500 0.5700 0.2740

1.00 0!J_NII 6.0500 0.5550 0.3240

1.00 01JAN11 5.7500 0.5300 0.4130

1.00 01JAN11 6.2000 0.5700 0.2858

1.00 01JAN11 5.9000 0.5400 0.3660

1.00 01JAN11 _.7700 0.5400 0.4!32

1.00 OIJANII 6.0000 0.5600 0.3370

1.00 01JANI! 5.7500 0.5500 0,4130

!.00 01JAN1! 6.1500 0.5600 0.2978

!.00 01JAN!I 5.9000 0.5700 0.3660

!.00 01JAN1! 5.7000 0.5500 0.4300

1.00 OIJ_N!! 5.5000 0.5200 0.5050

i.o0 0iJANil 6.0500 0.5600 0.3240

1.00 0!J_!l 6.3000 0.5800 0.2630

1.00 OlJ_ll 5.8000 0.5600 0.3968

1.00 01JANII 5.9500 0.5500 0.3511

1.00 01JAN11 5.5000 0.5300 0.5046

1.00 01J_ll 5.4500 0.5200 0.5250

1.00 01 jAN11 5.3900 0.5300 0.5459

29.00 _01 JAN11

!.00 0!FEB11 7.6000 0.6500 0.1130

_.00 0!FEB!I 7.3000 0.6500 0.1410

2.00 0!FEB!! 7.3000 0.6600 0.1410

(252,550.00) 111,680.00 (140,870.00)

(6,950.00) 600.00 (6,350.00)

(6,800.00) 620.00 (6,180.00)

(6,700.00) 770.00 {5,930.00)

(6,700.00) 770.00 (5,930.00)

(6,800.00) 976.00 (5,824.00)

(6,600.00) 1,020.00 (5,580.00)

(6,600.00) is300.00 (5,300.00)

(6,600.00) 1,200.00 (5,400.00)

(6,100.00) 1,970.00 (4,130.00)

(6,000.00) 1,967.00 (4,033.00)

15,700.00] 2,740.00 (2,968.00)

(5,550.00) 3,240.00 (2,310.00)

(5,300.00) 4,130.00 (1,170.00)

(5,700.00) 2,858.00 (2,842.00)

(5,400.00) 3,660.00 (1,740.00)

(5,400.00) 4,132.00 (1,268.00)

(5,600.00) 3,370.00 (2,230.00)

(5,500.00) 4,130.D0 (1,370.00)

(5,600.00) 2,978.00 (2,622.00)

(5,700.09) 3,660.00 (2,040.00)

(5,500.00) 4,300.00 (1,200.001

(5,200.00) 5,050.00 {150.00)

(5,600.00) 3,240.00 (2,360.00)

(5,800.00} 2,630.00 (3,170.00)

(5,600.00) 3,968.00 (1,632.00)

(5,500.00) 3,511.00 (1,989.00)

(5,300.00) 5,046.00 (254.00)

(5,200.00) 5,250.00 50.00

(5,300.00) 5,459.00 159.00

(170,300.00) 84,545.00 (85,755.00)

(6,500.00) 1,130.00 (5,370.00)

(6,500_00) 1,410.00 (5,090.00}

(13,200.00) 2,820.00 (i0,380.00)



Page:4 JBE&C-OFE_NPOSITION5 10AUG!0 16:36

Version: 603, Build: 6602DK Database: Zainet_Merant Prcd a/o 30JULI0

SCE&G Outstanding Positions

Trade Date PUT/C_LL LOTS Month Strike Price Trade Price

23FEB10 CAL-L 1.00 O!FEBII 6.8500 0.5800 0.1970

02M__ql0 CALL 2.00 01FE311 6.7500 0.6000 0.2122

09M__RI 0 CALL I. DO 01__£_BII 6.3500 0.5700 0.2840

!oq_ARl0 CALL !.00 OIFEBll 6.1500 0.5500 0.3290

23HARI0 CALL 2.00 019_B!! 6.1700 0.5500 0.3292

30MARl0 CALL 1.00 01FEB11 5.8500 0.5300 0.4100

06APR10 C_L 2.00 01FEB11 6.3000 0.5600 0.2949

13A_R!0 CALL i.00 01F_BII 5.9500 0.5400 0.3810

20APRIO CALL 1.00 01F_BII 5.8800 0.5300 0.3955

27APRI0 CALL 2.00 0iFS_B!I 6.1000 0.5600 0.3415

04MAY10 CALL 1.00 01FEB!! 5.8500 0.5400 0.4100

!hMAYI0 CALL 2.00 01FEB1! 6.2000 0.5600 0.3173

!SMAYI0 C-n-LL 1.00 01FEBII 6.1000 0.5350 0.3420

01Jb_!0 CALL 1.00 01FE311 5.8000 0.5200 0.4260

01JUNI0 CALL !.08 0!FEB!I 5.7500 0.5250 0.4420

25MAY10 CALL 2.00 O!_BII 5.6500 0.5000 0.4750

08JUNIO CALL 1.00 01_Bl! 6.1500 0.5600 0.3290

15JUNI0 C_L 2.00 01FEBI! 6.4000 0.5800 0.2740

22JUNI0 CALL 1.00 01PEBII- 6.0500 0.5450 0.3540

29JUNI0 C_L 1.00 OIFEBII 5.9000 0.5500 0.3955

06JIfLIO CA/_L 2.00 01FEB11 6.0500 0.5500 0.3675

13JUL10 CALL 1.00 0]FE_311 5.6100 0.5300 0.4923

20JU510 CALL 2.00 0!FS-BII 5.5000 0.5200 0.5290

27JUL!O CALL 1.00 01FEB!! 5.4900 0.5300 0.5292

37.00 *01FEBII

02_%RI0 CALL 1.00 01M_II 6.7500 0.5800 0.2164

09M__&I 0 _/j_ !. 00 OlM__qll 6.3500 0.5600 0.2860

!6M_q!O CALL 1.00 0!M_II 6.10OO 0.5550 0.3400

23MARl0 CALL 1.00 01MARl1 6.1800 0.5400 0.3172

30MARl0 CALL 1.00 01MAR!I 5.8000 0.5200 0.4200

06APRIO CA/_ 1.00 01--MAR!! 6.3200 0.5500 0.2958

!3APRI0 CALL 1.00 01MARl1 6.0000 0.5300 0.3650

20APRI0 C_L 1.00 01_la_Kll 5.9!00 0.5200 0.3911

27APRI0 CALL 2.00 01_11 6.!000 0.5500 0.3401

04MIY!0 CALL 1,00 01Mi_ll 5.9000 0.5300 0.3910

IIM_YI0 CALL !.00 01MARl1 6.3500 0.5500 0.2856

!8MAY10 CALL 1.00 OlM_AII 6.0500 0.5450 0.3520

01JUNIO CALL 1.00 0_4AR!I 5.7500 0.5300 0.4350

25MAY10 CALL 1.00 01MAR!! 5.6500 0.5000 0.4660

08JUNI0 CALL 1.00 01MAKI! 6.2000 0.5450 0.3170

15JUNIO CALL 1.00 01_ARI 1 6.4500 0.5700 0.2664

22JUNI0 C_L 1.00 01MARl I 6.1000 0.5400 0.3400

29 Jb_l 0 C_L 2.00 01MARl1 5. 9500 0. 5400 0. 3777

06JULI0 CALL 1.00 01_ll 6.0500 0.5400 0.3647

13JULi0 CALL 1.00 01M_A__II 5.6500 0.5200 0.4656

20JUL!0 CALL 1.00 01K_II 5.5000 0.5100 0.5170

27JULI0 CALL 1.00 0!N/a_ll 5.4900 0.5200 0.5166

24.00 *01MARl1

30MARl0 CALL 1.00 0!APRi! 5.4500 0.4900 0.4150

06APRI0 CALL 1.00 01APRIl 5.8300 0.5300 0,3024

13APRI0 CALL 1.00 OIAPKil 5.5500 0.5100 0.3840

20APRI0 CALL 1.00 01A-DR11 5.5500 0.5100 0.3836

27APRI0 C_L 1.00 01A2RII 5.7500 0.5300 0.3274

04_kAYI0 C_L 1.00 OIAPRII 5.6000 0.5Z00 0.3690

18MIY!0 CALL 1.00 01APRIl 5.7500 0.5150 0.3280

0!JD_i0 CrALL 1.00 01APRIl 5.5000 0.4800 0.3990

25MAY10 CALL 1.00 01._PRII 5.4000 0.4600 0.4320

08JUNI0 CALL 1.00 0!APRIl 5.7500 0.5250 0.3280

15JUNI0 CALL !.00 0lAiR11 5.7000 0.5200 0.3407

22JUNI0 CALL i.90 0!APRIl 5.5000 0.5i00 0.3990

06_q/L1O CALL 1.00 0!APRIl 5.5500 0.5200 0.3836

13JULI0 _ALL 1.00 0!APRI! 5.3200 0. 5000 0.4663

20oqILl0 CALL !.00 0!APRIl 5.2000 0.4900 0.5040

27JULI0 CALL 1.00 01APR!! 5.2000 0.5000 0.5037

Market Price Total Cos_ Current Value Mmrk to Market

(5,800.00] i_970_00 (3,830.00)

(12,000.oo) 4,244.00 (7,756.00}

(5,700.00) 2,840.00 (2,860.00)

(5,500.00) 3,290.00 (2,210.00)

(Ii,000.00) 6,584.00 (4,416.00)

(5,300.00) 4,i00.00 (1,200.00)

{ii,200.00) 5,898.00 (5,302.00)

(5,400.00) 3,810.00 (1,590.o0)

(5,300.00) 3,955.00 (1,345.00)

(!i,200.00} 6,830.00 (4,370.00)

[5,400.00) 4,100.00 (1,300.00)

(11,200.00) 6,346.00 (4,85_.00)

(5,350.00} 3,420.00 (1,930.00)

(5,200.00) 4,260.00 {940.00]

(5,250.00) 4,420.00 (830.00)

(!0, D00.00) 9,500.00 (500.00)

(5,600.00) 3,290.00 (2,310.00)

(!1,600.00) 5,480.00 (6,120.00)

[5,450.00) 3,540.00 (1,910.00}

(5,500.00) 3,955.00 (!,545.00)

(11,000.00} 7,350.00 (3,650.00)

[5,300.00) 4,923.00 (377.00)

(10,400.00) !0,580.00 180.00

(5,300.00) 5,292.00 (8.00)

(207,150.00) 125,337.00 (81,8!3.00)

(5,800.00) 2,164.00 (3,636.00)

(5,600.00) 2,860.00 (2,740.00)

{5,550.00) 3,400.00 (2,150.00)

(5,400.00) 3,172.00 (2,228.00)

(5,200.00) 4,200.00 (I,000.00)

(5,500.00) 2,958.00 (2,542.00)

(5,300.00) 3,650.00 (1,650.00)

(5,200.00) 3,911.00 (1,289.00)

(ii,000.00) 6,802.00 (4,198.90)

[5,300.00) 3,910.00 (1,390.00}

{5,500.00) 2,656.00 (2,644.00)

(5,450.00) 3,520.00 (3,930.00)

(5,300.00) 4,350.00 (950.00}

(5,000.00) 4,660.00 (340.00)

(5,450.00) 3,170.00 (_,_80.00)

(5,700.00) 2,664.00 {3,036.00)

(5,400.00) 3,400.00 (2,000.00)

(10,800.00) 7,554.00 (3,246.00)

(5,400.00) 3,647.00 (1,753.00)

(5,200.00) 4,656.00 (544.00)

(5,100.00) 5,170.00 70.00

(5,200.00) 5,166.00 (34.00)

.....................................

(129,350.00) 87,840.00 (41,510.00}

(4,900.00)

(5,300,00

(5,100.00

[5,100.00

(5,300.00

(5,200.00

(5,150.0C

(4,800.00

(4,600.00)

(5,250.00)

(5,200.00)

(5,100.00)

(5,200.00)

(5,000.00)

(4,900.00)

(5,000.00)

4,!50.00 (750.00)

3,024.00 [2,276.00}

3,640.00 (1,260.00)

3,836.00 (1,264.00)

3,274.00 (2,026.00)

3,690.00 (1,510.00)

3,280.88 (1,870.00)

3,990.00 (810.00)

4,320.00 (280.00)

3,280.00 (1,970.00)

3,407.00 (1,793.00)

3,990.00 (!,1!0.00)

3,836.00 (1,364.00)

4,663.00 (337.00)

5,0G0.00 140.00

5,837.00 37.00
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Trade Date pUT/CALL LOTS Month Strike Price

JBE&GOPLNPOSITIONS

Database: ZaxnetMerantProd

$CE&G Outstanding Positions

Trade Price Market Price Total Cost

!0AUGIO 16:36

a/o 30JULIO

Current Value Mark to Market

!6.00 *OIAPR!!

04MAY10 CALL 1.00 D!MAY!I 5.7000 0.5200

18MAY10 _ALL 1.00 01W_YII 5.8500 0.5150

OIJUNI0 CALL 1.00 OIMAYII 5.5500 0.4900

15JUNI0 C.%LL 1.00 OIMAYII 5.7500 0.5200

29_0NI0 _LL l. SO 01MAY1! 5.5500 0.5100

!3JUL!0 CALL i.00 OIMAYI! 5.3900 0.5000

27_q/L!0 CALL 1.00 0!_Y!! 5.2900 0.5000

7.00 _0LMAYII

OiJ_qql0 _LL 1.00 0 IJUNII 5. 6500 0.5000

!5JUNI0 CALL !.00 01JUNII 5.9000 0.$300

29JUNI0 CALL !.00 01JUNII 5.6500 0.5200

_SJULI0 CALL i.00 01JU_]Ii 5.4900 0.5100

27JU5!0 CALL 1.00 01JU_!I 5.3900 0.5000

5.00 * 0!JUNII

29JD_10 CALL 1.00 OIJULII 5.8000 0.5308

13JIFLI0 CALL 1.00 01JULI! 5.6500 0.5100

27JD_10 _JLL !.00 01JULII 5.5200 0.5100

3.00 *O!JUL!I

279.50

(81,!00.00} 62,657.00 (19,443.00)

0.3600 (5,200.00) 3,600.00 {I,600AO0)

0.3200 (5,!50.00] 3,200.00 {1,950_00)

0.4040 (4,900.00) 4,040.00 (860.00}

0.3450 [5,200.00} 3,450.00 (!,750.00}

0.4031 [5,100.00) 4,031.00 (!,069.00)

0.4524 (5,000.00) 4,524.00 {476.00]

0.4882 (5,000.00} 4,882.00 (i!8.00)

0.4000

0.3318

0.3998

0.4467

0.4806

0.4028

0.4474

0.4966

[35,550.00) 27,727.00 {7,823.00_

(5,000.00] 4,000.00 {i,000.00)

(5,300.00] 3,318.00 (1,982.00)

(5,200.00] 3,998.00 (1,202.00)

(5,100.00) 4,467.00 (633.00)

[5,000.00) 4,806.00 [194.00}

.......................................................

(25,600.00} 20,589.00 [5,011.00)

(5,300.00) 4,028.00 (1,272.00)

(5,!00.0G} 4,474.00 (626.00)

(5,100.00) 4,966.00 (134.00)

..........................................................

(!5,500.00) 13,468.00 (2,032.00)

.......................................................

(1,484,030.00) 718,378.70 (765,651.30)


